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serious one. Beginning with the discovery that combinations of forecasts could outperform their constituents, Clive then wrote a series of papers on forecasting in joint research with Paul Newbold that remains highly pertinent, and which led to their much-used book, Forecasting Economic Time Series (Academic Press, 1977) . En route, they also criticized empirical econometric studies where R 2 > DW ('nonsense' regressions induced by unmodelled unit roots, correcting which was a step towards cointegration), an early manifestation of Clive's long-term research agenda of improving the quality of econometric model building by a better match with the empirical evidence. Unitroot non-stationarity was always one of Clive's particular interests, linked to the behaviour of financial prices, and cointegration is the obverse of common 'stochastic trends', where a set of variables is driven by a smaller set of processes with unit roots. The Granger representation theorem shows that when variables are connected by a smaller number of cointegrating relations the joint process cannot be stationary. This explained the prevalence of unit roots in economic time series, and linked economic equilibria with equilibrium correction models, stimulating an explosion in empirical applications. His innovative research into long-memory models with Roselyne Joyeux also opened a major new area, which has seen huge advances since, as did his early ideas on nonlinear models, related to Rob Engle's development of autoregressive conditional heteroskedasticity (ARCH), subsequently followed up in extensive research with Timo Tërasvirta.
Clive supervised a huge number of successful doctoral students, and was always ready to discuss the ideas of others constructively. He also delighted in collaborating with other researchers and had almost 90 different co-authors. Clive had a deep interest in applied problems, and was far more concerned with finding practical solutions to them than developing statistical tools for their own sake. Even cointegration arose as a solution to validly modelling the levels of economic time series rather than being 'just another estimator'. His Nobel Prize autobiography (http://nobelprize.org/nobel prizes/economics/laureates/2003/granger-autobio.html) reflects his kindness, generosity of spirit and humility: an unassuming gentleman and an honoured knight, who made little of his great distinction.
Clive married Patricia Loveland in 1960 when at Princeton, and is survived by Pat, their son Mark and daughter Claire, and a grandson Luke.
